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PINNACLE PORTFOLIO

KEY HIGHLIGHTS
G10 + 45 CROSSES CURRENCY PAIRS. (SPOT) HFT

STRATEGY DESCRIPTION

This world-class-performing portfolio is the genesis strategy and birthright of Elysium Capital with a

continued objective and strategy which for a decade has achieved high performance with a solid risk-to-

reward ratio. The objective of the Advisor’s Trading Program is to trade G10 and 45 Crosses currency pairs in

a Trend following and High Frequency Trading (HFT) manner in order to achieve an above average absolute

return compared to classic asset classes like stock and bond investments.

Signal Generating Advisor [EA]

For signalling we use 12 fully adjustable indicators on different time frames. 2 of these indicators are fully in-

house designed. The other 10 indicators are partially customised according to our own specifications.

A very important factor in our whole system is an in-depth analysis of each instrument separately to

determine the most efficient entries and exits. We've designed and configured our system with optimisation

back tested at a minimum of 10 years. We always use 100% correct historical tick data for all of our back

testing. For testing high performance computing [HPC] is applied "supercomputers" with a minimum 128

cores, 1TB RAM are used.

Furthermore applied in our signal process is AI and deep learning. This drastically improves results. The EA

will store each profit and loss trade executed in the past, and will determine how to avoid the losing entries

and how to optimise the profitable entries/exits by auto-adjusting it’s settings based on the most recent

trades in that ‘zone’.

AI market scanning system; the system measures at the correlations of the whole market in different time

frames to determine if a certain trade is executed or cancelled. This is a very complex logical/mathematical

process and this drastically improves the drawdown/profit ratios.

DISCLAIMER

E L Y S I U M  C A P I T A L  L T D  A N D / O R  I T S  S U B S I D I A R I E S  A R E  N O T  D I R E C T L Y  O R  I N D I R E C T L Y  I N V O L V E D  I N  T H E  O F F E R I N G  O F  S E C U R I T I E S .

Elysium Capital Limited itself does not carry out any regulated activities, the only exclusive activities we carry is Prop Trading and Professional Training and consequently is not required to

be authorised by the regulatory authority. All of Elysium Capital's preferred clearer do conduct regulated activities and are authorised to do so by regulatory authority.

We are a Fintech access provider and signal provider. We develop trade signals per quantitative analysis. We grant access to the data on trading portfolio operations allowing other

participants to auto-copy signals automatically on their own trading accounts via a 3rd party independent prime brokerage, not being Elysium Capital Limited or any of our subsidiaries.We

do not have direct clients, nor do we provide any investment services or ancillary services to others. Participants can utilize our trading signals and have them auto-copied via a managed

account at a 3rd party independent prime brokerage.
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STRATEGY & EXECUTION

Quant Signals: Elysium Capital

Auto-Copy MAM: Prop Desk

Operated-Exec: Appointed Prime Brokerage

PERFORMANCE
3 M YTD

19.02% 17.83%

Since Inception Max DD

1497.88% -15.27%

GENERAL INFORMATION
Company ELYSIUM | CAPITAL

LIMITED

Minimum Investment 1,500 EUR

Liquidity None

Management Fee -

Performance Fee 50

Highwater Mark Yes

STATISTICS
Total Return 1497.88%

Sharpe Ratio 1.73

Sortino Ratio 4.03

Winning Months (%) 77.34%

Correlation vs. S&P 500 TR -0.13

ELYSIUM | CAPITAL LIMITED | ,   | Phone:  | Email: enquiries@elysiumcapital.io
 There is a substantial risk of loss in trading commodity futures, options and off-exchange foreign currency products. Past performance is not indicative of future results.



MONTHLY RETURNS
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MONTHLY PERFORMANCE
Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Year

2020 0.08 1.20 1.72 -3.98 0.07 3.39 9.86 4.79 17.83

2019 -3.04 4.21 2.54 1.93 9.44 -6.29 4.49 1.94 1.22 1.68 0.44 -4.17 14.28

2018 -3.83 -0.28 2.10 1.03 2.89 2.00 0.32 6.76 -2.74 4.41 2.78 4.07 20.78

2017 0.49 2.60 -1.29 2.11 1.44 2.42 -2.52 3.20 3.55 1.94 -1.23 11.03 25.73

2016 4.41 6.95 1.83 1.10 -3.08 4.23 3.55 2.06 4.15 10.20 -0.48 0.02 40.22

2015 2.44 4.73 1.88 1.25 -6.52 8.82 -0.40 1.06 3.65 8.46 10.49 3.12 45.14

2014 3.08 2.79 2.76 5.37 1.57 -0.99 1.58 -3.06 5.12 0.81 0.42 -2.30 18.12

2013 5.45 -4.58 -4.91 6.73 4.05 -3.54 0.26 -3.66 0.26 12.77 5.23 1.19 19.19

2012 2.37 2.92 5.43 6.84 3.44 1.40 3.35 0.37 0.92 -1.91 -2.85 19.95 48.96

2011 0.84 0.75 -8.58 -7.32 7.32 14.33 7.22 0.84 9.15 -2.14 2.78 2.60 28.63

2010 -6.41 6.27 2.33 5.19 2.36 1.98 2.15 -3.12 -2.55 18.82 7.16 3.73 42.35

No data filled
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